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E[X()] = my (HHO (1.2.2)
I (5 A6 G B8 50 3 55 et ) FED B - A7 0% B
Rx(t)5t) +1) = Ry (0) (1.2.3)
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<X > = lim —J (D)dr (1.2.4)
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SXOXGFD = = lim 4| 202G+ 0de = Ru(o) (1.2.5)

[EsC1.2.1] X FPREEigi Xo,
(D FHUME 1.4

< X(1) > = my (1.2.6)
MFE X W ERBE ST &M,
(2) MTEW o, UEF 1, F
< XX+ 1) > = R (1) (1.2.7a)
WFF X MEMXRBRAESENEE M c=0.5H
< XX (@) > = Ry(0) (1.2.7b)
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X)) =1Y
LY BEENEE RS X BEREH.
. E[X()] = E[tY] = (E[Y] = tmy
Ry(t.t,) = E[ X)X ] =E[#Ye,Y] = 1,6, E[Y?]
Al i BE AL R B S A B A R R S R o6, BT AR R F R BE AL 72 .
(5 1.2.2] REVLSEE
X(2) = Acos(wot + @)
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0,  Hfth

pelp) =

E[X(D] = | Acostunt+ ) « gdg = 0
-
Rx(tyt+1) = E[Acos(ant + @) Acos(an (t + ) + )]

2 2
= %E[cos(wor) —+ cos2wot + wor + 2(p)] = %cos(wor)

2 2
E[X?(2)] = Rx(t,t) = A7cos(w0 « 0) = % < oo
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